Journal of Econometrics 49 (1991) 405. North-Holland 


Index 


Barnett, William A., John Geweke, and Michael Wolfe, Seminonparametric Bayesian 
estimation of the asymptotically ideal production model 

Connolly, Robert A., A posterior odds analysis of the weekend effect 

Geweke, John, see W.A. Barnett 

Giaccotto, Carmelo, see S.C. Sharma 

Hong, Chansik, see A. Zellner 

Koop, Gary, Cointegration tests in present value relationships: A Bayesian look at the 
bivariate properties of stock prices and dividends 

McCulloch, Robert and Peter E. Rossi, A Bayesian approach to testing the arbitrage 
pricing theory 

Min, Chung-ki, see A. Zellner 

Moulton, Brent R., A Bayesian approach to regression selection and estimation, with 
application to a price index for radio services 

Nijman, Theo, Marno Verbeek, and Arthur van Soest, The effeciency of rotating-panel 
designs in an analysis-of-variance model 

Richard, Jean-Frangois, see M.F.J. Steel 

Rossi, Peter E., see R. McCulloch 

Ruud, Paul A., Extensions of estimation methods using the EM algorithm 

Schotman, Peter and Herman K. van Dijk, A Bayesian analysis of the unit root in real 
exchange rates 

Sharma, Subhash C. and Carmelo Giaccotto, Power and robustness of jackknife and 
likelihood-ratio tests for grouped heteroscedasticity 

Steel, Mark F.J. and Jean-Francois Richard, Bayesian multivariate exogeneity analysis: 
An application to a UK money demand equation 

Van Dijk, Herman K., see P. Schotman 

Van Soest, Arthur, see T. Nijman 

Verbeek, Marno, see T. Nijman 

Wolfe, Michael, see W.A. Barnett 

Zellner, Arnold, Chansik Hong, and Chung-ki Min, Forecasting turning points in interna- 
tional output growth rates using Bayesian exponentially weighted autoregression, 
time-varying parameter, and pooling techniques 


0304-4076 /91 /$03.50 © 1991—Elsevier Science Publishers B.V. (North-Holland) 


5 
51 
5 
343 
275 
105 
141 
275 
169 
373 
239 
141 
305 
195 
| 343 
| 239 
195 
| 373 
373 
5 
275 


| 


